(03A9,F ,P) i.e. a nondecreasing family of sub-6-algebras of F .
In the sequel we will consider 2h adapted processes X such that :
(1) X(t) is a random 8 
the filtration ~ is right-continuous and complete. (8) ~X(~(.t))= ~ A~X (9) y~~t) ~~~Lt)) t6~ neM where By (1) and (6) and letT = be a sequence of discretizations satisfying (4) , (5 S i n c e t h e r a n d o m m e a s u r e s X a n d (13) sup | E n k -1 0 3 9 4 n k B -B ( t ) | 0 .
~
where ~(L-)=~'')~(tn~k-l) (see [7] )
that (20) .
Using the inequality of Rebolledo {~16~ to the first component on the right-hand side in the above inequality we obtain : : 3.4 The processes with independent increments. Let X be a process with independent increments. As it is proved in Jacod [8] and in Grigelionis [5] 
t( Comparing (50) and (48) Since the local martingale property for { e x p i z ( t ) / 0 3 A 6 z g ( 0 3 B 8 , t ) } t R is well known the proof is finished. tN
